
  
   

   
   

   
   

  
   
   

  
   

   
  

   
   

 
   

  
  

   

 

7/31/2007 
Market Valuation 

Pooled Money Investment Account 
State of California 

Carrying Cost Plus 
Description Accrued Interest Purch. Fair Value Accrued Interest 

United States Treasury:
 Bills 3,129,456,805.44$ 3,160,772,000.00$ NA
 Notes -$ -$ -$ 

Federal Agency:
 SBA 627,502,821.51$ 621,330,047.40$ 5,840,326.37$ 
MBS 852,276,465.75$ 838,111,906.83$ 3,952,377.86$ 
Bonds 6,552,973,170.07$ 6,554,173,616.90$ 98,367,837.31$ 
Floaters 644,862,433.82$ 644,996,000.00$ 2,021,533.33$ 
Discount Notes 6,718,395,095.68$ 6,769,299,400.00$ NA
 FHLMC PC 429,566.90$ 442,148.92$ 6,984.32$ 
GNMA 206,287.74$ 229,780.92$ 2,049.50$ 

Bankers Acceptances -$ -$ NA 
Bank Notes 1,200,000,000.00$ 1,199,815,722.00$ 18,925,166.65$ 
CDs 13,084,418,192.11$ 13,081,708,793.03$ 137,325,284.99$ 
Commercial Paper 11,303,512,257.15$ 11,370,993,013.89$ NA 

Corporate:
 Floaters 119,024,753.95$ 118,907,100.00$ 949,159.31$ 
Bonds 256,206,642.23$ 255,228,518.94$ 3,488,807.89$ 

Repurchase Agreements -$ NA 
Reverse Repurchase (447,900,000.00)$ (447,900,000.00)$ (1,125,769.79)$ 

Time Deposits 8,698,495,000.00$ 8,698,495,000.00$ NA 
AB 55 & GF Loans 8,505,518,772.40$ 8,505,518,772.40$ NA 

TOTAL 61,245,378,264.75$ 61,372,121,821.23$ 269,753,757.74$ 

Fair Value Including Accrued Interest $ 61,641,875,578.97 

Repurchase Agreements, Time Deposits, AB 55 & General Fund loans, and 
Reverse Repurchase agreements are carried at portfolio book value (carrying cost). 
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